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{N([0, x]) ≥ D} = {tD ≤ x}
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0 < y < 1
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T (y) = inf
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Lsn, s ∈ C,






















(Bi) = (− log(Wi))















































, x > 0
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− 1 = E
(
− log(W1) + 1
W1
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− 1 < +∞.
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exp (−τ∗ − τ1 − τ2 − · · · − τi−1)
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P(τ1 ≥ x)/E(τ1), x ≥ 0.

















(D − 1)E(− log W1)
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|Ψ(x) exp(−x) + 1/E(logW1)| < ε
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log pi/ log p1
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2 ≤ i ≤ Q
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(D − 1)E(log G)
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1 ≤ i ≤ Q
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{x} = x − bxc
	,
λ = sup {y > 0 : ∀i ∈ {1, . . . , Q}, log pi ∈ yZ}
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0 ≤ a ≤ b φN (a, b) = 1
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F (x) = max{p ≥ 1 : ∀k, 0 ≤ k < Qp−1 − 1,N (]k/Qp−1, (k + 1)/Qp−1]) ≥ D}
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[yp, yp + y]
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e−u du = F1(logQ y),
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= E [φN (0, x/Q
p)] (1 − E [φN (0, x/Q
p)])
= P(tD ≤ x/Q
p)P(sD ≥ x/Q
p),





(1 − E [φN (0, x/Q
p)])
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Var (R(x)) ∼ F2(logQ(x)),
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z+ = max(z, 0)
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(RN (]0,x]) − 1),


























n, y(k + 1)Qn) − E (φN (0, yQ
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